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Existence, continuous dependence, and approximation results are established for a class
of abstract second-order neutral stochastic evolution equations with heredity in a real
separable Hilbert space. A related integro-differential equation is also mentioned, as well
as an example illustrating the theory.

1. Introduction

The focus of this investigation is the class of abstract neutral semilinear stochastic evolu-
tion equations with heredity of the form

d[x'(t) = fi(t,x)] = Ax(t)dt+ fo(t,x)dt+g(t,x,)dW (1), 0<t<T,
x(t) = ¢(t), -r=<t=<0, (L.1)
x'(0) =g

in a real separable Hilbert space H, where the linear (possibly multivalued) operator
A:D(A) C H — H is the infinitesimal generator of a strongly continuous cosine family
on H, W is a K-valued Wiener process with incremental covariance given by the nuclear
operator Q defined on a complete probability space (Q,J,P) equipped with a normal
filtration (J;)=0, ¢ € LP(;C,), and ¢ is an Jp-measurable H-valued random variable
independent of W. We develop existence and approximation results by imposing vari-
ous Lipschitz and Carathéodory-type conditions on the mappings f : [0,T] X C, — H
(i=1,2)and g: [0,T] X C, — BL(K;H), where K is another real separable Hilbert space
and BL(K; H) is the space of bounded linear operators from K into H.

Stochastic partial differential equations (SPDEs) with finite delay arise naturally in the
mathematical modeling of various phenomena in the natural and social sciences [19, 20,
22]. As such, researchers have devoted considerable attention to such equations. Just as
in the first-order case, where many SPDEs can be described by a single abstract evolution
equation and investigated in a unified setting using various methods (e.g., semigroup
methods, approximation schemes, and compactness methods), the same is true for the
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relationship between (1.1) and a wide class of second-order SPDEs. The deterministic
form of (1.1), and variants thereof, has been thoroughly investigated, while the stochastic
version (namely, (1.1)) has not yet been treated. In fact, abstract second-order stochastic
evolution equations have only recently been investigated (cf. [15]). The motivation of the
present work therefore lies primarily in formulating a theory which extends the results in
[9, 12, 18] to equations of the abstract form (1.1).

Following a brief review of notation and preliminaries, Section 3 of the paper is de-
voted to a discussion of the well-posedness of (1.1), as well as an approximation result,
under Lipschitz assumptions (see [11]). An analogous, but more general, existence re-
sult formulated under weaker Carathéodory-type conditions in the spirit of those used
in [9, 12] is presented in Section 4. An example illustrating the abstract theory is then
provided in Section 5.

2. Preliminaries

For details of this section, the reader is referred to [4, 5, 7, 8, 12, 13, 16, 17, 19, 21, 22].
Throughout the paper, H and K denote real separable Hilbert spaces. For r >0, C, =
C([-7,0];H) is the space of continuous functions from [—7,0] into H equipped with the
norm

IzIz = sup |z:(6)[[z (2.1)

-r<60<0

where z,(s) = z(t+s) forall t > 0, —r < s < 0. Next, LP({; H), p > 2, represents the space
of all strongly measurable, p-integrable H-valued random variables equipped with the
norm

1XlIZ, = EllX (@)]I7 (2.2)

where E stands for expectation, E(g) = [, g(w)dP. Similarly, LP([0, T]; H) is the space of
all J,-measurable random variables such that JOT X (t, ) IF,dt < co.
Finally, we let

Xrp={ZeC([-r,T];LP(;H)) : Z is 34-adapted and 1Zlx,, < oo}, (2.3)
where

I1ZI%,, = OsupTE||Zt||}ér. (2.4)
<t<

Next, we recall some facts about cosine families of operators.

Definition 2.1. (i) The one-parameter family {C(t) : t € R} € BL(H) satisfying

(a) C(0) =1,
(b) C(t)x is continuous in ft on R for all x € H,
(c) C(t+s)+C(t—s)=2C(t)C(s) forall t,s € R,

is called a strongly continuous cosine family.
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(ii) The corresponding strongly continuous sine family {S(t) : t € R} € BL(H) is de-
fined by S(¢)x = fot C(s)xds, forallt € R, for all x € H.

(iii) The (infinitesimal) generator A: H — H of {C(¢) : t € R} is given by

2
Ax= 25 C(0x | s Vx€D(A)={xeH:C()xe C(RH)}. (2.5)

It is known that the infinitesimal generator A is a closed, densely defined operator
on H (see [10, 21]). Such cosine, and corresponding sine, families and their generators
satisfy the following properties.

ProPOSITION 2.2. Suppose that A is the infinitesimal generator of a cosine family of opera-
tors {C(t) : t € R} (cf. Definition 2.1). Then, the following hold:

(i) there exist My = 1 and w = 0 such that |C(t)|| < Mye®'!! and hence, ||S(t)| <
Mye®!tl;
(ii) A [[ S(u)xdu = [C(r) — C(s)]x, forall 0 < s < r < o0;
(iii) there exists N > 1 such that ||S(s) — S(r)|l < N| |; e“!s!ds|, forall 0 < s < r < oo.

The uniform boundedness principle, together with (i) above, implies that both {C(t) :
t €[0,T]} and {S(t) : t € [0, T]} are uniformly bounded by M, = M4e®!"!.

Proposition 1.9 in [14], and variations thereof, is used throughout this paper. We recall
it here for convenience.

ProprositioN 2.3. Let G:[0,T] x Q — BL(K;H) be strongly measurable such that
JOT IG()|1?,dt < co. Then, forall0 <t <T and p > 2,

P

1 p2 t
= [_P(P - 1)] (TrQ)P? ¢! L E||G() i - (2.6)

E‘ LtG(s)dW(s) :

Finally, in addition to the familiar Young, Holder, and Minkowski inequalities, the fol-
lowing inequality (which follows from the convexity of x™, m > 1) is important:

n m n
<Za,~) <nm! za{”, (2.7)
i=1 i=1
where a; is a nonnegative constant (i =1,...,m).

3. Lipschitz case

Throughout this section, we consider (1.1) under the following assumptions:

(Ha) A is the infinitesimal generator of a strongly continuous cosine family {C(#)}~¢
on H;
(Hy) fi:[0,T] x C, — H (i = 1,2) satisfies
(i) £0,0) =0,
(i) Il fi(t,x) = fi(t, y)ll < Mg llx: — yellc,, for some My > 0, globally on [0,T] x
G,
(iii) [ fi(t,x0) |l = M £ (1+ lIx¢llc,), for some M, >0, globally on [0,T] X C;;
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(Hg) g:[0,T] x C; — BL(K; H) satisfies
(i) llg(t,x:) — g(t, ye)llBL < Mgllx: — ytllc,, for some M, > 0, globally on [0, T] x
Crs
(i1) lg(t,x) B < Mg(1+ |Ix¢llc, ), for some M, >0, globally on [0,T] X C,.

We begin by establishing the existence and uniqueness of a global mild solution of (1.1)
under these assumptions in the sense of the following definition.

Definition 3.1. A continuous stochastic process x : [—r,T] — H is a mild solution of (1.1)
on [0, T] if

(1) x(t) is measurable and J;-adapted, forall -r <t < T,
(i) [ llx(s)[|2ds < oo, a.s. [P],
(i) x(t) = C()p(0) + S(t) (s = £1(0,8)) + f5 C(t = 5) fi(s,x5)ds + Jy S(t = 5) fo(s, x5)ds +
JoS(t = 5)g(s,x)dW(s), 0 < t < T,
(iv) x(£) = ¢(t), —-r <t < 0.

Our first result is the following theorem.

TaeOREM 3.2. Let ¢ € LP(Q,C,) (p = 2) be an Iy-measurable random variable indepen-
dent of W. If (H,), (Hy,), and (H,) hold, then (1.1) has a unique mild solution x € Xr,, (in
the sense of Definition 3.1).

Proof. Define the solution operator ® : X1, — Xr,, by

( t
C(1)¢(0) +S(1) (s — £1(0,¢)) + L C(t =) fi(s,x5)ds

+Jt8(t — ) fo(s,x,)ds + Jtsu _9g(sx)dW(s), 0<t=<T,
0 0

(Ox)(1) = 1 (3.1)

3
C(0)¢(0) + (1) (s — f1(0,9)) + D I} (1), 0<t<T,

i=1

[ o(0), —r<t=<0.

We begin by verifying the L?-continuity on [0, T]. To this end, observe that for x € X7,
and 0 < t, <t, < T, applying (2.7) yields

E[[(®x) (12) = (@) (1) []”

<5071 [EH(C(tz) = C(0))pO)” +E[(S(t2) = S(t1)) (s = /1 (0,¢))I" (3.2)

+ S E||I (1) —I,-"(tl)IIP].

i=1

The strong continuity of C(t) and S(¢) ensures that the first two terms on the right-hand
side of (3.2) go to zero as t, —t; — 0. Next, an application of the Holder inequality to
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(Hy) yields

2

>E

1

f

IF () - I (1)

< EHE [Cts—s) = Clty — ) L (s,x,)ds + :c(t2 9 il

P
+5|

Lt [S(t2 = 5) = S(ty — )1 (5,5) s + :ZS(tz —8) fulsx,)ds

t /
<201, (MT“MTJ’)(L [C(t = 5) = Clts = 5)|[+]|S(t2 = 5) =S —s)II]qu)M

(14 11xlg,, ) +207 (12— 1) P (M + 77 ) (ME+ ME) (1 + IxI1%,, )
(3.3)

where 1 < p, g < o are conjugate indices. Hence, using the continuity of S(¢) and C(¢),
together with Lebesgue’s dominated convergence theorem, we conclude that the right-
hand side of (3.3) tends to zero as t, — #; — 0. Similarly, using Hélder’s inequality, Ito’s
formula, and Proposition 2.3 yields

El|IE(6) - ()] < 20 M Lo j (82 = 5) = S(ts = 5)[[Pdsx (1+ ][5, )

— /2—15—
+2071 (= 1) M ME (14 xR, ),
(3.4)

which also tends to zero as t, — t; — 0. So, we conclude that @ is L?-continuous on [0, T'].
Next, we show that ®(Xr,) C Xr,,. To this end, let x € X7, and ¢ € [0, T]. Since ¢ €
LP(;C,), it is the case that

sup {E[|(@x)(t+0)||P: —r < T+60 <0} < 0. (3.5)

-r<6<0

Further, for all —r < 6 < 0 for which ¢ + 6 > 0, standard computations involving Holder’s
inequality, (Ha), (H,), (Hg), and Proposition 2.3 yield

E( sup IIC(t+0)¢>(0)|IP+IIS(t+6)(c—ﬁ(0,¢))llp)

-r<0<0

3
< M2 +ME (llgl + M ||¢||fc’r)E( sup ZI!I?‘(H@)H”) (3.6)

—-r<0<0 =1
<3071 [ TP (MEM,” + MEME” ) + T2\ MEMELE | x (1+11x1%,,) ).
Consequently, we conclude that (cf. (3.1))

sup {E||(¢px)(t+0)||P:0<t+0<T} < 0. (3.7)

-r<6<0
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Hence, (3.5) and (3.7) together imply that EII((Dx)tllé <o forall 0 <t <T, so that
®(x) € Xr,p. Since the J;-measurability of (®x)(t) is easily verified, we can conclude
that @ is well defined.

It remains to show that ® has a unique fixed point. Let x, y € Xr,, and note that (3.1)
implies that

3
El|(®x); — (D) < 3P‘1E[ sup > |[IF(t+6) —Iiy(t+0)||"]

—r<0<0 j—1

t
<30 1 P (Ml + b )+ TP MEMELE ] - J0E||x9—y9||zc’rd6, 0<t=T.
(3.8)

Successive iterations of (3.8) yield, for n > 1,
1(@"x); = (@) [I%,, < &llx = will%,,» (3.9)

where &, is a positive constant depending on growth conditions, T, and n. For suffi-
ciently large n, &, < 1, so that the Banach contraction mapping principle implies that ®",
and hence @, have a unique fixed point in X7, which coincides with a mild solution
of (1.1). O

Next, we establish results concerning the continuous dependence of mild solutions of
(1.1) on the initial data, as well as the boundedness of the pth moments.

PrOPOSITION 3.3. Let ¢,y € L2(Q;C,), ¢1, and ¢, be given 3y-measurable H-valued ran-
dom variables independent of W, and denote the corresponding mild solutions of (1.1) by
X¢» Xy. Then

El|eo), ~ ) [ < Billler - aallfs +ll9 - vl Jexp (B), 0=t<T,  (3.10)

for some positive constants f3;.

Proof. Using the computations that led to (3.8), followed by an application of Gronwall’s
lemma, yields the result. U

A more general estimate involving ¢,y € LP(Q; C,) (p = 2) can be established similarly
using an integral inequality due to Pachpatte [16] in place of Gronwall’s lemma. A related
result concerning the boundedness of pth moments is as follows.

ProrosITION 3.4. Let x be a mild solution of (1.1), as guaranteed by Theorem 3.2. Then,
for all p = 2, there exists a positive constant &, such that

sup Ellxi|[¢f <& (1+Elp()|[ +Ellnl*?). (3.11)

0=<t<T
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Proof. Observe that

E||xt||zc‘:352(1"“[ sup E||C(t+0)p(0)|[”" + sup E||S(t+6)(c—g(0,¢))||”

-r<0<0 -r<6<0

, (3.12)
+ sup > E||[IF(t+ 0)||2P].
—r<0<0 =1
An application of Holder’s inequality then yields the result. O

We now formulate a result in which a related deterministic second-order evolution
equation is approximated by a sequence of stochastic equations of the form (1.1) (cf. [15]
for a related result). Precisely, consider the deterministic initial-value problem

[+ filty)] =Ay) + fi(ty), 0<t<T,
y(t) = ¢(t), -r=t=0, (3.13)

y'(0) =g
For every € > 0, consider the stochastic initial-value problem

Al + fie(t (x:),) ] = Aexe(B)dt + foe (£, (xe) )t + g0 (1, (%), )AW (1), 0<t<T,
xe(t) = ¢(t), —-r=<t<0,

x,(0) =.
(3.14)

Assume that A and f; (i = 1,2) satisfy (Ha) and (Hj), respectively, so that the results in
[4, 21] can be adapted to guarantee the existence of a unique mild solution y of (3.13).
Regarding (3.14), we assume that, for each ¢ >0,

(Ha,) A¢: D(A) C H — H generates a cosine family {C.(¢) : t = 0} and associated sine
family {S,(t) : t = 0} satisfying C¢(t) — C(t) and S,(t) — S(¢) strongly as ¢ — 0%,
uniformly in ¢ € [0,T]. Also, {Cc(#): 0 <t < T} U {Se(t):0 <t < T} are uni-
formly bounded by My = Msexp(wT) (the same growth bound for the cosine
and sine family generated by A),

(Hy,) fie: [0, T] X C, — H (i = 1,2) is Lipschitz in the second variable (with the same
Lipschitz constant My, asin (Hy)) and f(t,z) — fi(t,z) ase — 0%, forall z € C,,
uniformly in t € [0, T],

(Hg,) g : [0, T] x C, — BL(K; H) is Lipschitz in the second variable (with the same Lip-
schitz constant M, as in (H,)) and g.(t,z) — 0 ase — 0%, for all z € C,, uniformly
inte[0,T].

Under the assumptions, Theorem 3.2 ensures the existence of a unique mild solution of
(3.14), for every & > 0. Now, we have the following convergence result.

THEOREM 3.5. Let y, x. be mild solutions to (3.13) and (3.14), respectively. Then, there exist
& >0 and a positive function V(&) which decreases to 0 as ¢ — 0 such that

El|(x:), =yt é <& -yle)exp(&t) VO<t<T (3.15)
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Proof. We proceed by estimating each term of the representation formula for E||(x;); —
ytng separately (cf. (3.1)). Note that for —r < ¢t < 0, E||(x,): — )/t||€; = 0. As such, we need
to focus only on 0 < ¢ < T. Throughout the proof, C; denotes a positive constant and f;(e)
are positive functions which decrease to 0 as ¢ — 0. First, (H,,) guarantees the existence
of C; and fB;(¢) (i = 1,2) such that for sufficiently small € > 0,

E[|C.(5)¢(0) — C(1)$(0)||F; < C1pi (e),

(3.16)
E|lS:()s = S(t)sllf; < Capa(e).
Next, since (Hy, ) implies that for every & > 0,
[[f1(0,9)]| = My lIllc,»
, (3.17)
E||fls(0)¢) _fl(oa(/))” = /33(8)>
for some f33(¢), an application of Minkowski’s inequality subsequently yields

E|IS: (1) £1c(0,¢) = S(1) f1(0,$)||” < 22 [MF, 119112, Bs () + C3Pe(e)] (3.18)

= C3f5(e) + CaPale).

Regarding the term E|| fot[Cg(t — ) fie(s, (xe)s) — C(t — 5) fi(s, ys)]dsl|?, the continuity of
fie> together with (Hy, ), ensures the existence of Cs and fs(e) such that for sufficiently
small € >0,

t
LEH[Cg(t — ) = Clt = )1 fi (5, ys) |[Pds = CsBs(e), (3.19)

forall 0 < t < T. Also, observe that Young’s inequality and (H, ) together yield

t
),
0

Ci(t—ys) [fle (s, (xs)s) —fl(s,ys)]des
= Mg J(:EHfls (5) (x£)3> _fIE(S’)’S) +f16(5))’s) - f (s,ys)

P s (3.20)

P]ds.

<2PMP Jot [MJ‘ZEH(Xs)S —Js

ICJY +EHf1€ ($y5) = f (5’)’5)

Note that (H, ) guarantees the existence of Cs and fs(¢) such that for small enough € >0,
Ell fie(s, ys) — fi(s, ys)IP < CgPe(e), for all 0 < ¢t < T, so that we can conclude from (3.20)
that

t
),
0

Celt =9 fue (s (x),) — fi(s30) ]| s = 222 L:EH(xs)s — yo|lPds + 2P TCPo(e),
(3.21)
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for all 0 <t < T. Using (3.19) and (3.21), together with the Ho6lder, Minkowski, and
Young inequalities, yields

EHJ Ce(t =) fie s,(x£)> C(t—s)fl(s,ys)]ds !

(3.22)
t
<2PTV4 [Csﬁs(s) +2PTCefs(¢) +21’MgMj‘€1 J El|(x:), — ys||jc) ds].
O r

Similarly, we can argue that

t p

B [ [50= 9 (s (x0).) = S =9 o5, 2) s
0 (3.23)

t
<2PTVa [C7ﬁ7(e) +2PTCyfs(e) + 21"M§I’MJ€2 L E||(xe), — ysl |1c)rd5]-

It remains to estimate E|| fot Se(t —5)ge (s, (x¢)s)dW (s) [|P. Computations similar to those
leading to (3.22), together with Proposition 2.3, yield

EHJ Se( gS s, (xe) >dW(s) ! o0

t P t
< szngTl/q[JO Mé’EH(xs)s = ¥s c,ds+ JOEHgE(s,yS)HPds].

Note that (H, ) guarantees the existence of Cy and f9(¢) such that for small enough € >0,

Ellge (s, y5)||” < Cos(e), (3.25)

forall 0 <s < T. Using (3.25) in (3.24), in conjunction with (3.16), (3.18), (3.19), (3.20),
(3.21), (3.22), (3.23), and (3.24), we conclude that for all € > 0 sufficiently small to ensure
that (3.16), (3.18), (3.19), (3.20), (3.21), (3.22), (3.23), and (3.24) all hold simultaneously,
we have, for an appropriate constant 7 >0,

Bl s,y = 30 +n [ Bl ), ~ i ds (326)

i=1

so that an application of Gronwall’s lemma yields

El|(xe), — yil [, < ¥(e) exp(£t), (3.27)

forall 0 <t < T, where ¥(¢) = Z?:l Cifi(e). This completes the proof. O

Remarks 3.6. (1) The case in which the classical initial condition x(t) = ¢(t), —r <t <0,
in (1.1) is replaced by a so-called nonlocal term of the form

x(t) +h(xe,....x,) () =@(t), —-r<t=<0, (3.28)
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where 0 <t < --- <ty <T are fixed, ¢ € LP((;C,), and h: (C,)" — C, is a continuous
function satisfying

(1A (xty5e..xs,) (s) — h (X5 Xs,) (8)|| < Miullx —%lIc, (3.29)

for all x,x € C,, for some positive constant Mj,, can be easily handled by making slight
modifications to the above proofs. The utility of studying nonlocal initial-value problems
lies in the fact that more information can be taken into account at the beginning of the
experiment so as to reduce initial error due to measurement. Further discussion can be
found in [1, 2, 6] and the references therein.

(2) A related integro-differential initial-value problem obtained by replacing f,(¢,x¢)
by fOtH(t,s)fz(s,xs)ds, where H : [0, T]?> — [0, ) is a continuous kernel, can be handled
in a similar manner in the sense that the computations are similar, with the exception
that a more general integral inequality [16] is needed to obtain the key estimates (e.g.,
(3.28)). (See [3] for applications of such equations.)

4. Carathéodory conditions

We now consider (1.1) under conditions which are more general than Lipschitz con-
ditions but for which uniqueness is still guaranteed. The theory we present here is an
extension of the results presented in [9, 12, 18] to a class of abstract second-order delay
evolution equations. We replace assumptions (Hy) and (H,) by the following.

(H1) f;:[0,T]xC, — H (i=1,2) and g : [0,T] x C, — BL(K;H) are J;-measurable,
for each (#,u) in [0, T] X C;, continuous in the second variable, and satisfying the
following conditions.

(i) There exists H : [0, T] X [0,00) — (0, %) such that

E|lfi (60 |+ El| (6. |P + Ellg ()|l = H(BEl| ), (4.1)

forall 0 <t < T and x; € C,. Here, H(t,u) is locally integrable in ¢, for every
u € [0,00), and is continuous, monotone nondecreasing, and concave in g,
for every t € [0,T].

(ii) There exists G : [0, T] x (0,00) — (0, o) which is locally integrable in the first
variable, for every y € (0,0) and is continuous, monotone nondecreasing,
and concave in y, for every ¢ € [0, T], and which further satisfies

(a) G(t,0) =0, forevery0 <t < T,
() E(Ifi(txe) — AEyOlI? + [ fo(txe) — ot y) P+ g (tx) —g(t ) 1)
< G(t,Ellx; — y¢|IP), forall 0 < t < T and x¢, y; € C,.

(H2) If z: [0, T] — [0, ) is a nondecreasing, continuous function such that z(0) = 0
and z(t) < ocfot G(s,z(s))ds, for all 0 < t < T, for an appropriate constant a and
0<T<T,thenz=00n[0,T].

Examples of functions G satistying (H1)(ii) and (H2) can be found in [9]. We have the
following local existence and uniqueness result.

TuEOREM 4.1. If (Ha), (H1), and (H2) are satisfied, then there exists 0 < T < T such that
(1.1) has a unique mild solution x in X7 .
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Proof. Consider the sequence of successive approximations defined as follows:

xo(t) = C()p(0) +S(t)[¢ - fi(0,¢9)], 0<t<T,
xa(t) = C()$(0) +S(t) [ — f1(0,¢)]

+ Lt C(t—-s)fi <5, (%01 )s)dS + J(:S(t -s)f2 (5: (xn—1)5> ds (4.2)
+ J(:S(t—s)g(s, (xn,1)5>dW(s), 0<t<T,n=>1,
=¢(t), -r=<t=<0.
Consider the initial-value problem

W (t)=CH(tu(t)), 0<t<T,

1(0) = o, (4.3)

where po > & +E onllléy and C =& (& and & are positive constants prescribed be-
low). Using (H1), we can deduce that there exists 0 < T < T such that (4.3) has a unique
solution u(+;po) = p(+) on [0, T]. Next, we claim that
supE||(x,,)t||p < max{||¢|le ) y(t)}, 0<t=<T, (4.4)
nx>1

sup sup El(x,), — (C()(0) +S(t)[c — A0, 0])]IF <R, (4.5)

nx1 te[0,T*]

for an appropriate constant R and T* < T. Indeed, observe that using (H1)(i) and stan-
dard computations yields, with the help of Proposition 2.3,

B[ || < 4 [Bllcog + swls - ool

Tl/qIEHCt—s)fl( o)
Tl/qJEHS(t—s ( s)

+EH J S(t— s)g(s, (x0)5>dW(s)

]

< 421 [ MEl|o(O)]If, + ME[ sy + 110,15 ]| o

+4r-t TVaME + TWMg’ +M§’L§]
th [EHfl (s, (xo (x0) ) BL]ds
<&y J;H<5,E (o) [ )ds <& + & L H(s,E||x0||g)ds

<& e | Hou0)ds = p0)+ (6 - o) < o),

‘P

5) xO
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where we have used the choice of p prescribed earlier and the monotonicity of H, as
well as the form of the solution to (4.3). If £+ 6 € [—r,0], then E|[(x1)|[? = Ell¢(¢)|[?.
Combining this observation with (4.6) yields

P _
E||(x), || < max{Ello(n)||*,ut)}, 0<t<T. (4.7)
Next, observe that for all 0 < t < T for which t+6 € [0,T],

E||(x1), = (C(HO$(0) + S [s — £ (0, )] I
SEQ‘I;H(S,EH(JCO)S )dssffJOH(s,y(s))ds

If0 <t < T is such that £+ 6 € [—r,0], then there exists a positive constant #* such that

(4.8)

El|(x1), — (C(H)p(0) + S(t)[s — £1(0,¢)])||P

» (4.9)
~ Elg() - C08(0) SO~ O =1
Hence, using (4.8) and (4.9), we see that forall 0 < ¢ < T,
Bll(x1), ~ (€O +50ls— AOPDI <7 +& [ Hsuo)ds (@10

For a given R > 17*, the continuity of 4 and H guarantees the existence of T* € [0, T] such
that

n*+€thH(s,y(s))dssR, 0<t<T* (4.11)
0
so that

Ell(w), - (CO$O)+SW[c— FONNI <R, 0<e<T*  (412)

One can now argue inductively to verify that for all n > 1,

E|| (o), I = max {Ellg0I",u(0) |,

(4.13)
El|(x), — (C()$(0) +S(t) [¢ — A0, 0)D|” <R,

for all 0 < t < T*, thereby establishing (4.4) and (4.5).
Now, we assert that

(p <& JtG(s,ZP“R)ds, (4.14)
0

E|| () = (x0),
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forall 0 <t < T* and n,m > 1, where &5 = 3P [ T4 (Mg +M§) + LgMg]. Indeed, observe
that routine calculations, together with the monotonicity of G, yield

P

El| (%nim), — (xa),||F <37 [EH Lt C(t—ys) [ﬁ (s, (xn+m_1)s> - fi (s, (xn_l)s)]ds
+EHL:S(t—s) [fz(s, (xnm,l)s) —fz(s, (xn,1)5>]ds
+EHJ(:S(t—s) [g(s, (xn+m—l)5) —g(s, (x,,_l)s)]dW(s)

P

]

t
<3¢ TVa(ME+ ME) + LEME J G(,E|| (onem-1), = (1), p)ds
0
t
< f;‘J G(s,2P*'R)ds,
0
(4.15)
where we have used (4.5) in the last step. This establishes (4.14).
Now, define the following two sequences on [0, T*]:
t
0i(t) = & J G(s,27'R)ds, (4.16)
0
t
Wnr1(t) = %*J G(s,wu(s))ds, n=1, (4.17)
0
p
Syun(1) = E|| nem), = () || mom = 1, (4.18)
The continuity of G ensures the existence of T** € [0, T*] such that
wi(t) <2PMR, 0<t<T**, (4.19)
We claim that the string of inequalities (for m,n > 1) given by
On(t) < wp(t) < w,_1(t) < -+ - <wi(t), 0=<t=<T** (4.20)

follows easily by induction, taking into account (H1)(ii). As such, we deduce that {w,(-)}
is a decreasing sequence in #, and that for each n > 1, w,(t) is an increasing function of ¢.

Finally, we prove that (1.1) has a mild solution x on [0, T**] under assumptions (H1)
and (H2). To this end, define

w(t) =infw,(t), 0=<t<T**. (4.21)

nx1

Observe that w is nonnegative and continuous, w(0) = 0, and
t
w(t) < &F J G(s,w(s))ds, 0=<t<T** (4.22)
0

Thus, (H2) implies that w(¢) = 0 on [0, T**]. Now, (4.20) implies that

sup Ipu(t) < sup  wyu(t) < w, (T**), (4.23)
te[0,T%*] te[0,T+*]
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where the right-hand side of (4.23) tends to 0 as #n — oo. Hence, we deduce from (4.18)
that {x,} is a Cauchy sequence in X7, ,. From completeness, it follows that there exists
X € Xryx,p such that

sup EH(x,,)t —xtHP — 0 asn— oo, (4.24)
te[0,T* ]
Observe that
t p t p
E' LC(t—s) [ﬁ (s, (x,,)s) —fl(s,xs)]ds +EHJO S(t—s) [fz (s, (x,,)s) —fz(s,xs)]ds
t p
+EH L S(t—s) [g(s, (xn)s> —g(s,xs)]dW(s)
<&f J;G(S’E))(x”)s — X Zy)ds.
(4.25)

By the continuity of G, (4.24) implies that G(s,E|l(x,)s — xsllléy) — 0 as n — oo. Since
G(t,0) =0, for all 0 <t < T, we conclude that the left-hand side of (4.25) tends to 0
as n — oo. Thus, x is indeed a mild solution of (1.1), as desired. Uniqueness easily follows
from (H2).

A standard argument can be employed to prove that the above solution can be ex-
tended to the entire interval [0, T']. O

5. Example

Let D be a bounded domain in R” with smooth boundary dD. Consider the following
initial-boundary value problem:

a[_ax(t’g) filtx(t- r,E))] + Z > [ajk(i) xlr7) ]8t+C(5)x(t,5)at

o 559 0z;
= h(tx(t—r,2))ot+g(t,x(t—r,2))dW(t), a.e.on(0,T)xD,
x(t,z) = ¢(t,z), —r<t<0,ae onD, (5.1)
0x(0,2) .

=x,(Z), a.e.onD,

ot
x(t,Z) =0, a.e.on (0,T)x0Q,

where Z = (z1,...,2,) € D, x1 € L§(Q;L*(D)), ¢ € C,(L*(D)), and W is an L?(D)-valued
Wiener process, while f;: [0,T] xR — R (i =1,2) and g : [0, T] x R — BL(L*(D)) satisfy
(Hy) and (Hg) (or (H1) and (H2)). Further, we assume that

(H3) ajx: D - R (1 < j,k <n)and C:D — R are bounded, measurable mappings.
Let H = K = L*(D) and define A: H — H by

Ax(t,)= 3 > - (ap() 220D 4 0, (52)

sz aZj
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It is known that A is a uniformly elliptic, densely defined, symmetric, selfadjoint operator
which generates a strongly continuous cosine family on H (see [10]). As such, (5.1) can
be written in the abstract form (1.1) in H so that an application of Theorem 3.2 (or
Theorem 4.1) yields the following result.

TueoREM 5.1. If either (Hy) and (H,), or (H1) and (H2), are satisfied, then (5.1) has a
unique mild solution x € Xr ;.
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